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Hn,1 : θ =
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, 0 < t ≤ C, C > 0, (1.2)
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e−|x− θ|, x, θ ∈ R1. (1.3)
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n(β∗n(t) − βn(t)) =
t2
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ϕ(uα − t), (1.4)
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ϕ(t − uα) + o(n−1/2), (1.7)





ϕ(t − uα) + o(n−1/2), (1.8)
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(u2α + uαt − 3t2 + 24δn(1 − δn) − 3)
)
+O(n−3/2),
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βn(t) = Φ(γn − uα) − γnϕ(γn − uα)12n (u
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2F (tn−1/2) − 1
)
,
F (x) = 1 − 1
2
e−x, x e 0.
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βn(t) = Φ(γn − uα) − tϕ(t − uα)12n (u
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α + tuα −
− 3t2 + 24δn(1 − δn) − 3) + O(n−3/2) =
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−1, x ≤ 0,
2x/θ − 1, 0 < x < θ,
1, xeθ,
(3.1)
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)4 = Eθ(hθ(X1) − Eθhθ(X1))4 = 1 − 25θ + O(θ2).
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f0(s) ≡ E0 eishθ(X1) = is(e
is−θ + e−is) − θe−is
2is− θ , (3.3)
fθ(s) ≡ Eθ eishθ(X1) = is(e
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. (3.4)
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ϕ(x)(x5 − 10x3 + 15x)
∣∣∣∣∣ = o(n−1), (3.5)

μt(0) = E0htn−1/2(X1),
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μ4t(0) = 1 − 2t5√n + O(n
−1),















= Φ(x) − t
6n
ϕ(x)(x2 − 1) + 1
12n
ϕ(x)(x3 − 3x) + o(n−1),
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ϕ(x)(x5 − 10x3 + 15x) + o(n−1),
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)3 = − t√
n
+ O(n−1),




































































































, 0 ≤ γn ≤ 1, cn ∈ R1,
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= O(n−3/2) + o(n−1) = o(n−1).
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− uα + t
))
ϕ(t− uα) + o(n−1).
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= α + o(n−1). (3.9)

















































































= α + o(n−1). (3.10)
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+ u2α − tuα
)
ϕ(t− uα) + o(n−1).
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) ≤ Ce−x, C > 0.
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(− 4√nΔn(t) e x) = Pn,0(exp{ 4√nΔn(t)} e exp{x})+
+ Pn,0
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{−x−1/m}dx ≤ C1 < ∞, C, C1 > 0.
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C exp
{−γn1/4−δ/2} = o(n−δ), C > 0, 0 ≤ δ < 1
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